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We propose a method for optimization problems in noisy environment.
The method represents a modification of Stochastic Approximation al-
gorithm based on a new adaptive step sizes scheme and it is extended to
case where general descent direction is taken instead of noisy gradient.
Proposed adaptive step size scheme uses only a predefined number of
last noisy functional values to select a step size for the next iterate. The
almost sure convergence is established under suitable assumptions. Nu-
merical results indicate a good performance of the method. Application
of the method in regression models is presented.


